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27 4 30
4,264,554,955 100.01
4,264,554,955 100.01
235,871 0.01
4,264,319,084 100.00

27 4 30
3,323,585,253 77.93
696,513,437 16.33
690,508,579 16.19
690,054,641 16.18
684,706,644 16.06
561,801,952 13.17
825,226,456 19.35
695,175,512 16.30
130,050,944 3.05
115,807,281 2.72
4,264,618,990 100.00

27 4 30

%
1.6005 1.6284
2,618,862,046 100.01%
4,191,735,846 | 4,264,554,955
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100.01
100.01
100.01

27 4 30

%

US TREASURY BONDS 139.60 138.88 | 8.000000
232,050,000 7.56%

323,962,684 | 322,275,681 | 2021/11/15

TREAS CORP VICTORIA 124.53 122.54 | 6.000000
257,661,000 7.40%

320,878,126 315,750,672 | 2022/10/17

CANADIAN GOVERNMENT 153.37 150.52| 8.000000
203,011,500 7.17%

311,364,827 305,583,060 | 2023/6/1

NEW ZEALAND GOVERNMENT 116.24 115.33| 6.000000
264,873,200 7.16%

307,901,851 305,488,856 | 2021/5/15

TSY 4.75% 2038 146.55 140.79| 4.750000
181,962,000 6.01%

266,665,311 256,186,119 | 2038/12/7

DEUTSCH REP 154.42 152.69| 6.250000
161,393,800 5.78%

249,227,533 246,433,807 | 2024/1/4

CANADIAN GOVERNMENT 172.07 168.01| 8.000000
135,671,100 5.35%

233,460,115 227,951,868 | 2027/6/1

UK TREASURY 150.53 146.52| 6.000000
150,716,000 5.18%

226,886,359 220,835,111 | 2028/12/7

DEUTSCHLAND REP 175.50 173.25| 6.500000
121,706,800 4.94%

213,603,953 210,865,550 | 2027/7/4
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NEW S WALES TREASURY CRP 118.22 117.01| 6.000000

10 172,728,300 4.74%
204,204,578 202,119,747 2020/5/1
US TREASURY N/B 109.41 109.28| 3.750000

11 177,310,000 4.54%
194,001,963 193,780,325 | 2018/11/15
US TREASURY BONDS 139.11 137.85| 6.000000

12 130,900,000 4.23%
182,100,868 180,457,431 | 2026/2/15
NEW ZEALAND GOVERNMENT 107.17 106.84| 5.000000

13 165,999,300 4.16%
177,904,769 177,370,252 | 2019/3/15
TREASURY CORP VICTORIA 111.98 111.02| 5.500000

14 146,007,900 3.80%
163,514,247 162,103,810 | 2018/11/15
CANADA-GOVT 111.57 110.84| 4.250000

15 141,612,900 3.68%
158,001,760 156,973,651 | 2018/6/1
TSY 8% 2021 139.98 138.22| 8.000000

16 101,090,000 3.28%
141,507,803 139,728,619 | 2021/6/7
DEUTSCHLAND REP 177.87 174.83| 5.500000

17 67,467,900 2.77%
120,008,804 117,955,478 | 2031/1/4
BUNDESREPUB. DEUTSCHLAND 111.68 111.25| 4.000000

18 103,186,200 2.69%
115,247,634 114,799,806 | 2018/1/4
INTER-AMERICAN DEVEL BK 106.15 105.98 | 6.000000

19 99,781,000 2.48%
105,918,529 105,748,901 | 2017/12/15
NEW ZEALAND GOVERNMENT 116.35 115.63| 5.500000

20 59,868,600 1.62%
69,658,930 69,227,259 | 2023/4/15
TSY 5 2025 130.98 128.45| 5.000000

21 47,788,000 1.44%
62,595,111 61,388,464 | 2025/3/7
INTER-AMERICAN DEVEL BK 103.13 103.04| 6.250000

22 23,584,600 0.57%
24,323,741 24,302,043 | 2016/6/22
NEW S WALES TREASURY CRP 106.70 106.19| 5.500000

23 14,314,500 0.36%
15,274,144 15,201,283 | 2017/3/1
NEW ZEALAND GOVERNMENT 107.48 107.10| 6.000000

24 9,071,000 0.23%
9,750,055 9,715,585 | 2017/12/15
UK TREASURY 119.82 119.12| 8.750000

25 5,514,000 0.15%
6,607,260 6,568,331 2017/8/25

77.93

19.35

97.28

97.28
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27 4 30
) ) ) )
1
153,864,517 154,464,517 1.0258 1.0298
( 22 4 14
2
274,918,267 276,059,059 0.9640 0.9680
22 10 14
3
259,119,695 260,188,528 0.9697 0.9737
( 23 4 14
4
193,103,088 193,952,468 0.9094 0.9134
23 10 14
5
144,902,944 145,506,446 0.9604 0.9644
( 24 4 16
6
139,149,882 139,742,572 0.9391 0.9431
24 10 15
7
134,643,096 135,105,234 1.1654 1.1694
( 25 4 15
8
757,926,624 763,599,930 1.0688 1.0768
25 10 15
9
2,546,970,474 2,565,857,865 1.0788 1.0868
( 26 4 14
10
3,485,384,241 3,511,433,508 1.0704 1.0784
26 10 14
11
4,123,967,265 4,154,149,525 1.0931 1.1011
( 27 4 14 )
26 4 2,663,632,448 1.0878
5 2,839,493,690 1.0811
6 2,942,877,898 1.0836
7 3,084,350,743 1.0806
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8 3,356,834,360 1.0878
9 3,479,991,667 1.0903
10 3,659,303,556 1.0912
11 3,962,708,783 1.1687
12 3,857,032,570 1.1701
27 1 4,011,010,153 1.1150
2 4,121,837,637 1.1215
3 4,158,783,746 1.1085
4 4,264,319,084 1.1120
)

1 0.0040

2 0.0240

3 0.0240

4 0.0240

5 0.0240

6 0.0240

7 0.0240

8 0.0440

9 0.0480

10 0.0480

11 0.0480

)

1 3.0

2 3.7

3 3.1

4 3.7

5 8.2

6 0.3

7 26.7

8 4.5

9 5.4

10 3.7

11 6.6

(

)
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1 150,000,000 0 150,000,000
2 135,208,173 9,989 285,198,184
3 51,256,473 69,246,387 267,208,270
4 32,083,800 86,946,910 212,345,160
5 120,828,218 182,297,872 150,875,506
6 639,375 3,342,208 148,172,673
7 6,801,620 39,439,793 115,534,500
8 645,707,737 52,078,908 709,163,329
9 2,053,013,122 401,252,532 2,360,923,919
10 1,715,847,165 820,612,644 3,256,158,440
11 1,373,859,409 857,235,292 3,772,782,557

(

)

28177
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US TREASURY BONDS 6

2026/02/15 930,000.00 1,293,713.70
US TREASURY BONDS 8
2021/11/15 1,950,000.00 2,722,375.50
US TREASURY N/B 3.75

4,370,000.00 5,646,357.80

(676,659,519)

TSY 4.75% 2038 4.75

2038/12/07 990,000.00 1,450,845.00
TSY 5 2025 5 2025/03/07 260,000.00 340,561.00
TSY 8% 2021 8 2021/06/07 550,000.00 769,901.00
UK TREASURY 6 2028/12/07 780,000.00 1,174,141.80
gglgsggig:Y 8.75 30,000.00 35,948.10

2,610,000.00 3,771,396.90

(664,067 ,566)

CANADA-GOVT 4.25

2018/06/01 1,430,000.00 1,595,493.90

CANADIAN GOVERNMENT 8

2023/06/01 2,050,000.00 3,144,146 .50

CANADIAN GOVERNMENT 8

2027/06/01 1,370,000.00 2,357,468.60
4,850,000.00 7,097,109.00

(676,070,603)

NEW ZEALAND GOVERNMENT 5

2019/03/15 1,830,000.00 1,961,247.60

NEW ZEALAND GOVERNMENT 470.000.00 548.156.30

5.5 2023/04/15 U e

NEW ZEALAND GOVERNMENT 6

2017/12/15 100,000.00 107,486.00

NEW ZEALAND GOVERNMENT 6

2021/05/15 2,920,000.00 3,394,354.00
5,320,000.00 6,011,243.90

(538,126,554)

BUNDESREPUB. DEUTSCHLAND

4 2018/01/04 780,000.00 871,174.20
DEUTSCH REP 6.25

2024/01/04 1,220,000.00 1,883,948.40
DEUTSCHLAND REP 5.5 470.000.00 5 010

2031/01/04
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(801,721,490)
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3 16.41% 16.84%
5 16.10% 16.53%
4 16.32% 16.76%
3 16.39% 16.83%
4 13.05%
16.59%
2 3.12%
4 16.02% 16.45%

(
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55,199 53,825
147,275 170,610
20,172 21,379
316,349 336,053
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766,843 782,365
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569,577 532,618
241,558 283,064
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97,103 101,498
574,467 544,587
26,330 25,737
14,005 20,059
79,754 100,791
511,498 440,227
93,822 104,874
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